DURATION: 0.07

DESCRIPTION

CITIBANK (NON.COLL)

FIDELITY TREASURY ONLY MMF

RBC MMKT

BBT DEPOSIT

HOWARD HUGHES MEDICAL INSTITUT
US TREASURY N/B

FREDDIE MAC

FEDERAL FARM CREDIT BANK
FEDERAL HOME LOAN BANK

ASSET CATEGORY

COLLATERALIZED DEPOSIT ACCOUNT
TREASURY MONEY MARKET FUND
TREASURY PLUS MONEY MARKET FUND
COLLATERALIZED DEPOSIT ACCOUNT
TERM REPURCHASE AGREEMENT

U.S. TREASURY

FIXED RATE BOND

FIXED RATE BOND

FIXED RATE BOND

Office of the State Treasurer
Transportation Investment Act (TIA) Holdings
as of June 30, 2020

MATURITY DATE
7/1/2020
7/1/2020
7/1/2020
7/1/2020

7/23/2020
10/31/2020
11/24/2020

11/8/2021
12/10/2021

PAR VALUE
754,924.52
250,113.03
160,024,334.99
123,031,150.95
30,900,000.00
20,000,000.00
5,000,000.00
25,000,000.00
10,000,000.00

ORIGINAL COST
754,924.52
250,113.03
160,024,334.99
123,031,150.95
30,900,000.00
20,009,375.00
4,968,195.00
25,000,000.00
10,079,100.00

AMORTIZED COST
754,924.52
250,113.03
160,024,334.99
123,031,150.95
30,900,000.00
20,001,606.39
4,993,201.27
25,000,000.00
10,039,289.07

MARKET VALUE
754,924.52

250,113.03
160,024,334.99
123,031,150.95
30,900,000.00
20,177,854.20
5,040,021.15
24,958,847.25
10,377,608.60

374,960,523.49

375,017,193.49

374,994,620.22

375,514,854.69

UNAUDITED



